STATE OF ILLINOIS PORTFOLIO - Unaudited

REPURCHASE AGREEMENTS

DESCRIPTION MATURITY
NORTHERN TRUST CO. 9/29/2008
NORTHERN TRUST CO. 9/29/2008
NORTHERN TRUST CO. 9/29/2008
NORTHERN TRUST CO. 9/29/2008
NORTHERN TRUST CO. 9/29/2008
NORTHERN TRUST CO. 9/29/2008
TOLL HIGHWAY REPURCHASE AGREEMENTS MATURITY
UBS FINANCIAL 9/29/2008
UBS FINANCIAL 9/29/2008
UBS FINANCIAL 9/29/2008

COMMERCIAL PAPER

DESCRIPTION MATURITY
MORGAN STANLEY 9/29/2008
PRUDENTIAL FUNDING 9/29/2008
HSBC FINANCE 9/29/2008
GREENWICH CAPITAL 9/29/2008
GE CAPITAL 9/29/2008
UBS FINANCIAL 9/29/2008
MORGAN STANLEY 10/6/2008
MORGAN STANLEY 10/7/2008
MORGAN STANLEY 10/10/2008
HSBC FINANCE 10/10/2008

CERTIFICATES OF DEPOSIT

DESCRIPTION

CERTIFICATES OF DEPOSIT Oct-2008
CERTIFICATES OF DEPOSIT Nov-2008
CERTIFICATES OF DEPOSIT Dec-2008
CERTIFICATES OF DEPOSIT Jan-2009
CERTIFICATES OF DEPOSIT Feb-2009
CERTIFICATES OF DEPOSIT Mar-2009
CERTIFICATES OF DEPOSIT Apr-2009
CERTIFICATES OF DEPOSIT May-2009
CERTIFICATES OF DEPOSIT Jun-2009
CERTIFICATES OF DEPOSIT Jul-2009
CERTIFICATES OF DEPOSIT Aug-2009
CERTIFICATES OF DEPOSIT Sep-2009
CERTIFICATES OF DEPOSIT Oct-2009
CERTIFICATES OF DEPOSIT Nov-2009
CERTIFICATES OF DEPOSIT Dec-2009
CERTIFICATES OF DEPOSIT Jan-2010
CERTIFICATES OF DEPOSIT Feb-2010
CERTIFICATES OF DEPOSIT Mar-2010

POSITION-SIZE
$48,200,000
$41,000,000

$206,400,000
$5,355,000
$18,700,000
$700,000

$320,355,000

POSITION-SIZE
$462,780,000
$11,945,000
$18,735,000

$493,460,000

POSITION-SIZE
100,000,000
200,000,000
250,000,000
250,000,000
500,000,000
400,000,000

50,000,000
100,000,000
50,000,000
100,000,000

$2,000,000,000

MONTHLY TOTAL
$99,418,579
$89,814,931

$106,010,211
$124,386,500
$160,211,153
$183,216,302
$223,125,022
$130,924,400
$208,139,869
$90,000,519
$90,100,554
$73,574,203
$2,647,487
$6,631,599
$2,567,434
$5,730,901
$12,123,866
$14,872,977

9/26/2008

YIELD
1.000%
1.000%
1.000%
1.000%
1.000%
1.000%

YIELD
1.550%
1.550%
1.550%

YIELD

2.520%
1.750%
1.750%
1.750%
1.750%
1.650%
2.500%
2.600%
2.550%
2.450%

WEIGHTED AVERAGE
3.250%
3.167%
3.039%
2.722%
2.393%
2.125%
2.217%
2.257%
2.455%
2.422%
2.406%
2.477%
3.093%
2.164%
2.320%
1.086%
1.541%
1.721%



CERTIFICATES OF DEPOSIT
CERTIFICATES OF DEPOSIT
CERTIFICATES OF DEPOSIT
CERTIFICATES OF DEPOSIT
CERTIFICATES OF DEPOSIT
CERTIFICATES OF DEPOSIT
CERTIFICATES OF DEPOSIT
CERTIFICATES OF DEPOSIT
CERTIFICATES OF DEPOSIT
CERTIFICATES OF DEPOSIT
CERTIFICATES OF DEPOSIT
CERTIFICATES OF DEPOSIT
CERTIFICATES OF DEPOSIT
CERTIFICATES OF DEPOSIT
CERTIFICATES OF DEPOSIT
CERTIFICATES OF DEPOSIT
CERTIFICATES OF DEPOSIT
CERTIFICATES OF DEPOSIT

US AGENCIES
DESCRIPTION
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB
FHLB DISCOUNT NOTE

Apr-2010
May-2010
Jun-2010

Jul-2010
Aug-2010
Sep-2010
Oct-2010
Nov-2010
Dec-2010
Jan-2011
Feb-2011
Mar-2011
Apr-2011
May-2011
Jun-2011

Jul-2011
Aug-2011
Sep-2011

MATURITY

10/16/2008
4/7/2009
4/14/2009
4/14/2009
4/14/2009
4/21/2009
4/28/2009
4/28/2009
4/29/2009
5/5/2009
6/10/2009
6/17/2009
9/11/2009
11/19/2009
12/11/2009
2/5/2010
2/5/2010
3/12/2010
4/29/2010
2/8/2011
2/28/2011
11/8/2011
2/9/2012
6/11/2012
6/18/2012
11/14/2012
11/19/2012
2/8/2013
2/12/20/13
10/2/2008

$12,754,389
$19,742,523
$7,793,020
$1,284,650
$1,946,821
$2,414,510
$840,911
$165,769
$2,323,227
$1,678,289
$943,809
$2,763,360
$1,087,780
$740,272
$5,626,390
$2,123,250
$546,005
$1,087,196

$1,689,358,678

POSITION-SIZE

$25,000,000
$25,000,000
$25,000,000
$15,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$20,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$10,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$100,000,000

0.687%
0.588%
1.238%
2.894%
2.550%
2.180%
2.660%
2.075%
2.000%
2.000%
2.000%
2.000%
2.000%
2.000%
2.000%
1.995%
2.000%
2.000%

YIELD
4.625%
2.450%
2.270%
2.250%
2.700%
2.350%
2.540%
2.520%
2.390%
2.465%
2.730%
2.600%
2.292%
2.850%
2.750%
3.000%
3.500%
2.750%
3.050%
3.750%
3.625%
3.700%
5.500%
5.450%
4.150%
5.025%
5.050%
4.000%
4.250%
1.850%




FHLB DISCOUNT NOTE
FHLB DISCOUNT NOTE
FHLB DISCOUNT NOTE
FHLB DISCOUNT NOTE
FHLB DISCOUNT NOTE
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FNMA
FFCB
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC
FHLMC

10/14/2008
10/14/2008
10/14/2008
10/14/2008
1/16/2009
3/23/2009
5/5/2009
12/24/2009
3/12/2010
3/12/2010
4/28/2010
4/28/2010
5/12/2010
5/14/2010
5/27/2010
6/4/2010
6/9/2010
6/10/2010
7/9/2010
10/15/2010
1/14/2011
4/1/2011
4/28/2011
5/19/2011
6/10/2011
5/7/2012
5/7/2012
5/18/2012
5/18/2012
6/4/2012
10/30/2012
1/28/2013
2/12/2013
3/11/2013
10/22/2010
4/2/2009
4/9/2009
6/11/2009
7/28/2009
2/9/2010
8/6/2010
8/13/2010
9/1/2010
10/1/2010
2/4/2011
2/4/2011
2/7/2011
3/17/2011
6/3/2011
6/29/2011
6/30/2011

$50,000,000
$50,000,000
$50,000,000
$50,000,000
$100,000,000
$4,745,000
$5,000,000
$25,000,000
$10,000,000
$15,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$18,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$20,000,000
$25,000,000
$25,000,000
$10,000,000
$25,000,000
$25,000,000
$5,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000
$25,000,000

2.360%
2.360%
2.360%
2.360%
3.200%
4.000%
5.000%
4.300%
3.200%
3.200%
3.000%
3.050%
3.100%
3.125%
2.750%
3.125%
3.250%
3.265%
5.500%
5.020%
3.000%
3.000%
3.250%
3.375%
3.750%
5.300%
5.300%
4.875%
4.875%
4.200%
5.000%
4.000%
4.000%
4.000%
5.000%
2.375%
2.450%
5.000%
3.150%
4.875%
3.250%
3.230%
5.000%
5.000%
3.500%
3.640%
3.250%
3.500%
4.000%
3.875%
4.250%



FHLMC 7/28/2011

FHLMC 9/12/2011
FHLMC 12/19/2011
FHLMC 4/3/2012
FHLMC 4/3/2012
FHLMC 6/10/2013
FHLMC 7/2/2013
FHLMC DISCOUNT NOTE 1/6/2009
FFCB PRIVATEMENT PLACEMENT 10/24/2008
FFCB PRIVATEMENT PLACEMENT 11/26/2008
FFCB PRIVATEMENT PLACEMENT 12/26/2008
FFCB PRIVATEMENT PLACEMENT 12/24/2009
FFCB PRIVATEMENT PLACEMENT 1/27/2009
FFCB PRIVATEMENT PLACEMENT 2/27/2009
FFCB PRIVATEMENT PLACEMENT 3/27/2009
FFCB PRIVATEMENT PLACEMENT 4/27/2009
FFCB PRIVATEMENT PLACEMENT 5/27/2009
FFCB PRIVATEMENT PLACEMENT 6/26/2009
SBA POOLS 12/25/2019
FNMA ARM MBS 12/1/2019
FNMA ARM MBS 6/1/2020
FNMA ARM MBS 11/1/2020
FNMA ARM MBS 7/1/2022
FNMA ARM MBS 10/1/2022
FNMA ARM MBS 10/1/2022
FNMA ARM MBS 11/1/2022
FNMA ARM MBS 12/1/2022
FHLMC ARM MBS 2/1/2018
FHLMC ARM MBS 8/1/2018
FHLMC ARM MBS 8/1/2018
FHLMC ARM MBS 3/1/2019
FHLMC ARM MBS 6/1/2019
FHLMC ARM MBS 12/1/2021
FHLMC ARM MBS 1/1/2022
FHLMC ARM MBS 5/1/2022
FHLMC ARM MBS 6/1/2023
FHLMC ARM MBS 6/1/2024

TOLL HIGHWAY AGENCIES

FHLB NOTES 3/17/2009
FHLB NOTES 5/5/2009
FHLB NOTES 6/10/2009
FHLB NOTES 7/14/2009
FHLB NOTES 2/5/2010
FHLB NOTES 11/19/2012
FHLMC NOTES 2/9/2010
FNMA NOTES 3/12/2010
FNMA NOTES 7/9/2010
FNMA NOTES 10/30/2012

TOTAL AGENCIES

$25,000,000
$25,000,000
$25,000,000
$10,000,000
$25,000,000
$25,000,000
$25,000,000
$50,000,000
$5,409,000
$6,144,000
$21,320,000
$84,000
$36,400,000
$68,884,000
$91,128,000
$65,363,000
$17,694,000
$8,128,000
$109,032.60
$85,152.64
$5,631.00
$18,087.41
$54,401.52
$10,307.95
$35,108.90
$30,300.88
$17,614.21
$28,430.29
$59,523.91
$14,653.60
$23,872.76
$21,816.25
$12,026.10
$6,906.45
$67,344.98
$15,732.37
$28,203.11
$2,663,943,146.93

$119,048
$2,500,000
$2,500,000
$2,500,000
$2,500,000
$2,500,000
$2,500,000
$2,000,000
$2,500,000
$2,500,000

$22,119,048
$2,686,062,194.55

4.000%
4.050%
3.500%
5.250%
5.250%
5.250%
5.000%
2.800%
4.150%
3.870%
3.590%
2.000%
3.450%
2.320%
2.040%
2.180%
2.360%
2.390%
9.475%
5.462%
5.135%
5.966%
5.630%
4.612%
4.821%
5.385%
5.448%
7.500%
7.804%
5.972%
7.651%
6.833%
5.471%
7.351%
5.369%
4.000%
4.930%

2.850%
2.465%
2.730%
3.000%
3.000%
5.050%
4.875%
3.200%
5.500%
5.000%



FOREIGN BONDS
DESCRIPTION
STATE OF ISRAEL BONDS

ILLINOIS TECHNOLOGY DEVELOPMENT

DESCRIPTION

BAIRD VENTURE PARTNERS
ILLINOIS INNOVATION ACCELERATOR FD.
OPEN PRAIRIE VENTURES II, LP
SVOBODA, COLLINS LLC

PATRIOT CAPITAL II, L.P.

JK & B CAPITAL YV, LP

OCA VENTURE PARTNERS II, LP
CERES VENTURE FUND

APEX VENTURE PARTNERS
STERLING VENTURE PARTNERS Il
BEECKEN PETTY O'KEEFE FUND |
MK CAPITAL, LP

ILLINOIS EMERGING TECHNOLOGY

MATURITY

1/1/2010

ILLINOIS INSURED MORTGAGE PILOT PROGRAM

DESCRIPTION

ILLINOIS INSURED MORTGAGE PILOT PROGRAM

MONEY MARKET FUNDS

DESCRIPTION

TREASURER'S E-PAY

IL FUND PRIME FUND

FEDERATED GOVERNMENT MMF
MILESTONE TREASURY MMF
GOLDMAN SACHS GOVERNMENT MMF

AMERICAL FREEDOM FUND-FINANCIAL INV TRUST

WELLS FARGO-ADVANTAGE TREASURY PLUS
JP MORGAN-US TREASURY PLUS

NATIONAL CITY-ALLEGIENT FUNDS

ILLINOIS NATIONAL BANK-FIDELITY

TOLL HIGHWAY MMF'S

IL FUNDS MMF - IPASS ESCROW
BANK OF AMERICA PFIC

BANK OF AMERICA PFIC

BANK OF AMERICA PFIC

BANK OF AMERICA PFIC

Grand Total

9/29/2008
9/29/2008
9/29/2008
9/29/2008
9/29/2008
9/29/2008
9/29/2008
9/29/2008
9/29/2008
9/29/2008

9/29/2008
9/29/2008
9/29/2008
9/29/2008
9/29/2008

POSITION-SIZE
$10,000,000

$10,000,000

POSITION-SIZE
$305,600.69
$297,764.00
$429,096.00
$4,735,223.20
$1,447,961.00
$1,143,176.92

$619,552.06

$260,944.00
$1,258,035.55
$2,299,762.00
$2,007,271.41
$1,962,891.00
$1,236,392.85

$18,003,670.68

POSITION-SIZE
8,997,440.00

8,997,440.00

POSITION-SIZE

31,918,210.06
100,000,000.00
50,000,000.00
15,000,000.00
400,000,000.00
9,000,000.00
6,607.77
3,035,431.79
10,000.00
163,635.00

110,618,682.56
32,794.39
6,184.36
375,986.03
1,504,433.80

1,249,433,841.29

8,475,670,824.52




